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(57)Abstract: 

PROBLEM TO BE SOLVED: To provide a derivative 
evaluation system and a derivative transaction 
supporting system capable of accurately obtaining the 
price of derivative securities and a risk parameter 
considering the probability density function of the 
source asset price of a fat tail appearing in a derivative 
security market not to be logarithmic normal distribution 
by calculation in a short time and reducing the risk. 
SOLUTION: It is defined that a source asset price 
probability density function is a function of at least the 
source asset price, the time and the source asset price 
fluctuation rate. An average value for the source asset 
price fluctuation rate for which the distribution function 
of the source asset price fluctuation rate is weighted as 
a probability density of the source asset price probability 
density function is obtained and the source asset price 
probability density function is expressed as a function of 
at least the source asset price and the time. 
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